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HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000

Report as at 13/08/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC EURO STOXX 50 UCITS ETF - 696000

Replication Mode

Physical replication

ISIN Code

IEO0B4K6B022

Total net assets (AuM)

1,444,840,532

Reference currency of the fund

EUR

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 13/08/2025

Currently on loan in EUR (base currency)

90,877,371.31

Current percentage on loan (in % of the fund AuM)

6.29%

Collateral value (cash and securities) in EUR (base currency)

95,857,086.55

Collateral value (cash and securities) in % of loan

105%

Securities lending statistics

12-month average on loan in EUR (base currency)

104,581,108.25

12-month average on loan as a % of the fund AuM

8.62%

12-month maximum on loan in EUR

227,464,390.95

12-month maximum on loan as a % of the fund AuM 19.82%

Gross Return for the fund over the last 12 months in (base currency fund) 132,720.12

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0109%

Collateral data - as at 13/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
BE0974293251 ABIODSHABI COM BE EUR AA3 73,931.09 73,931.09 0.08%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 6,320,834.99 3,936,506.67 4.11%
CH0244767585 UBS GROUP ODSH UBS GROUP COM CH CHF 1,388,713.67 1,471,858.37 1.54%
DE0005140008 DEUTSCHE BANK ODSH DEUTSCHE BANK COM DE EUR AAA 2,015,953.59 2,015,953.59 2.10%
DE0005557508 DEUTSCHE TELEKOM ODSH DEUTSCHE TELEKOM COM DE EUR AAA 2,015,951.45 2,015,951.45 2.10%
DE0006231004 INFINEON TECHNOL ODSH INFINEON TECHNOL COM DE EUR AAA 1,344,314.12 1,344,314.12 1.40%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 2,015,926.24 2,015,926.24 2.10%
DE0007236101 SIEMENS ODSH SIEMENS COM DE EUR AAA 2,015,847.99 2,015,847.99 2.10%
DEOO0OCBK1001 COMMERZBANK ODSH COMMERZBANK COM DE EUR AAA 4,798,033.61 4,798,033.61 5.01%
FR0000073272 SAFRAN ODSH SAFRAN COM FR EUR AA2 74,103.00 74,103.00 0.08%




Collateral data - as at 13/08/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
GB00B2B0ODG97 RELX PLC GBP0.1444 RELX PLC CST GB GBP AA3 4,147,502.40 4,798,038.15 5.01%
GBOOBM8PJY71 NATWEST GRP ODSH NATWEST GRP CST GB GBP AA3 4,147,510.18 4,798,047.15 5.01%
GBOOBN7SWP63 GSK ODSH GSK CST GB GBP AA3 4,147,502.54 4,798,038.31 5.01%
IEOOBLP1HW54 AON ODSH AON COM us uUsD AAA 58,209.60 49,927.54 0.05%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 192,357.08 192,357.08 0.20%
NLO0015000LU4 IVECO GROUP ODSH IVECO GROUP COM IT EUR 4,134,846.37 4,134,846.37 4.31%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us uUsD AAA 3,653,147.63 3,133,378.19 3.27%
US4370761029 HOME DEPOT ODSH HOME DEPOT COM us uUsD AAA 86,328.00 74,045.26 0.08%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 2,350,354.83 2,015,946.60 2.10%
US6311031081 NASDAQ ODSH NASDAQ COM us uUsD AAA 86,420.86 74,124.91 0.08%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 2,436,577.47 2,089,901.50 2.18%
UsS912810QY73 UST 2.750 11/15/42 US TREASURY GOV us uUsD AAA 9,315,048.39 7,989,704.34 8.34%
US912810SA79 UST 3.000 02/15/48 US TREASURY GOV us uUsD AAA 2,329,155.67 1,997,763.66 2.08%
US912810SW99 UST 1.875 02/15/41 US TREASURY GOV us uUsD AAA 9,315,000.11 7,989,662.93 8.33%
US91282CFB28 UST 2.750 07/31/27 US TREASURY GOV us uUsD AAA 9,315,085.78 7,989,736.41 8.34%
US91282CGM73 UST 3.500 02/15/33 US TREASURY GOV us uUsD AAA 9,315,033.07 7,989,691.20 8.34%
US91282CMH15 UST 4.125 01/31/27 US TREASURY GOV us uUsD AAA 9,315,089.42 7,989,739.54 8.34%
US91282CMR96 UST 4.125 02/29/32 US TREASURY GOV us uUsD AAA 9,315,056.46 7,989,711.26 8.34%
Total: 95,857,086.55 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No.

Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty Market Value
1 | NATIXIS (PARENT) 39,282,561.72
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 23,815,285.18




GOLDMAN SACHS INTERNATIONAL (PARENT)

12,146,606.59

CITIGROUP GLOBAL MARKETS LTD (PARENT)

7,686,439.66

JP MORGAN SECS PLC (PARENT)

6,751,903.22
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